Account: 3014143700 - LGIP EM

GROUP BY CURRENCY

Detailed NAV

As at: 31 Jul 2019

IDENTIFIER =S CONSOLIDATED = NO

Created: 07 Aug 2019 14:30

Market Value

Accrued Income

Unrealised

Market Value +

- . - . . N

Security No. Security Description Holding Cost (Local) Price (Local) (Local) Cost (Base) Market Value (Base) (Base) GainlLoss (Base) Accrued Income % of Fund
(Base)

Account: 3014143700 Base: UNKNOWN NAYV Value: 139,901,449.41

Currency: USD  Rate: 1.0000
02665WAH4 AMERICAN HONDA FINANCE CORP CALLABLE | 701,000.00 700,782.69 99.9892 700,924.11 700,782.69 700,924.11 7,290.40 141.42 708,214.51 0.51%
037833CA6 APPLE INC BOND VARIABLE 02/AUG/2019 USD 1,000,000.00 1,000,160.00 100.0000 1,000,000.00 1,000,160.00 1,000,000.00 6,687.68 (160.00) 1,006,687.68 0.72%
037833CL2 APPLE INC NOTES VARIABLE 07/FEB/2020 USD 936,000.00 937,591.20 100.0963 936,901.37 937,591.20 936,901.37 6,182.83 (689.83) 943,084.20 0.67%
05253JAP6 AUSTRALIA & NEW ZEALAND BANKING GROUP 250,000.00 249,697.50 99.9619 249,904.73 249,697.50 249,904.73 1,823.71 207.23 251,728.44 0.18%
06367TF96 BANK OF MONTREAL MEDIUM TERM NOTE FIXI 600,000.00 597,498.00 99.9282 599,569.29 597,498.00 599,569.29 4,082.47 2,071.29 603,651.76 0.43%
084670BL1 BERKSHIRE HATHAWAY INC CALLABLE NOTES 1,724,000.00 1,714,707.64 99.9830 1,723,706.47 1,714,707.64 1,723,706.47 16,801.86 8,998.83 1,740,508.33 1.24%
07330NANS BRANCH BANKING & TRUST CO CALLABLE NO1 2,000,000.00 1,997,440.00 99.8736 1,997,471.78 1,997,440.00 1,997,471.78 1,944.87 31.78 1,999,416.65 1.43%
166764BP4 CHEVRON CORP CALLABLE NOTES FIXED 1.99 1,925,000.00 1,920,957.50 99.8746 1,922,585.47 1,920,957.50 1,922,585.47 15,729.94 1,627.97 1,938,315.41 1.39%
166764ANO0 CHEVRON CORP CALLABLE NOTES FIXED 2.19 1,535,000.00 1,530,390.25 99.9868 1,534,797.49 1,530,390.25 1,534,797.49 7,135.00 4,407.24 1,541,932.49 1.10%
17325FAF5 CITIBANK NA CALLABLE NOTES FIXED 1.85% 1¢ 2,395,000.00 2,386,378.00 99.9432 2,393,638.54 2,386,378.00 2,393,638.54 16,352.21 7,260.54 2,409,990.75 1.72%
20271RAH3 COMMONWEALTH BANK OF AUSTRALIA/NEW Y 1,519,000.00 1,512,960.48 99.9930 1,518,893.67 1,512,960.48 1,518,893.67 14,052.81 5,933.19 1,532,946.48 1.10%
21688AAGT COOPERATIEVE RABOBANK UA/NY NOTES FIXI 1,680,000.00 1,672,689.40 99.9800 1,679,664.00 1,672,689.40 1,679,664.00 11,045.41 6,974.60 1,690,709.41 1.21%
22546QAC1 CREDIT SUISSE AG/NEW YORK NY MEDIUM TE 1,000,000.00 1,001,510.00 100.0890 1,000,889.67 1,001,510.00 1,000,889.67 24,817.46 (620.33) 1,025,707.13 0.73%
30231GAG7 EXXON MOBIL CORP CALLABLE BOND FIXED 1, 190,000.00 188,582.60 99.8263 189,669.98 188,582.60 189,669.98 1,461.33 1,087.38 191,131.31 0.14%
3133EHF57 FEDERAL FARM CREDIT BANKS BOND FIXED 1. 3,000,000.00 2,999,037.00 99.5761 2,987,282.88 2,999,037.00 2,987,282.88 15,147.54 (11,754.12) 3,002,430.42 2.15%
3133EH6L2 FEDERAL FARM CREDIT BANKS BOND FIXED 1. 5,000,000.00 4,993,250.00 99.9000 4,995,000.90 4,993,250.00 4,995,000.90 5,828.80 1,750.90 5,000,829.70 3.57%
3133EJDG1 FEDERAL FARM CREDIT BANKS BOND VARIABL 3,000,000.00 2,981,550.00 99.3874 2,981,622.18 2,981,550.00 2,981,622.18 2,146.38 72.18 2,983,768.56 2.13%
3133EGQP3 FEDERAL FARM CREDIT BANKS CALLABLE BOM 1,500,000.00 1,475,925.00 98.7136 1,480,704.54 1,475,925.00 1,480,704.54 9,914.28 4,779.54 1,490,618.82 1.07%
3133EGRW7 FEDERAL FARM CREDIT BANKS CALLABLE BOM 200,000.00 192,894.00 98.8432 197,686.35 192,894.00 197,686.35 1,469.47 4,792.35 199,155.82 0.14%
3133EGCR4 FEDERAL FARM CREDIT BANKS CALLABLE BOM 120,000.00 116,620.80 99.1651 118,998.16 116,620.80 118,998.16 414.00 2,377.36 119,412.16 0.09%
3133EKPP5 FEDERAL FARM CREDIT BANKS CALLABLE BOM 2,000,000.00 2,001,000.00 100.1707 2,003,413.62 2,001,000.00 2,003,413.62 7,849.18 2,413.62 2,011,262.80 1.44%
3130A66T9 FEDERAL HOME LOAN BANKS BOND FIXED 1.6 3,000,000.00 3,005,640.00 99.5305 2,985,914.43 3,005,640.00 2,985,914.43 18,943.61 (19,725.57) 3,004,858.04 2.15%
31337877 FEDERAL HOME LOAN BANKS BOND FIXED 1.8 1,435,000.00 1,421,152.25 99.8750 1,433,206.68 1,421,152.25 1,433,206.68 10,309.19 12,054.43 1,443,515.87 1.03%
3130A0FH8 FEDERAL HOME LOAN BANKS BOND FIXED 2.1' 500,000.00 505,530.00 100.0000 500,000.23 505,530.00 500,000.23 2,082.88 (5,529.77) 502,083.11 0.36%
3130A0JR2 FEDERAL HOME LOAN BANKS BOND FIXED 2.3 4,000,000.00 4,034,280.00 100.0903 4,003,611.56 4,034,280.00 4,003,611.56 12,718.58 (30,668.44) 4,016,330.14 2.87%
3130A0F70 FEDERAL HOME LOAN BANKS BOND FIXED 3.3 1,000,000.00 1,032,350.00 106.0362 1,060,362.18 1,032,350.00 1,060,362.18 4,979.51 28,012.18 1,065,341.69 0.76%
3130ACN83 FEDERAL HOME LOAN BANKS CALLABLE BONL 5,000,000.00 4,974,000.00 99.7449 4,987,246.25 4,974,000.00 4,987,246.25 18,016.30 13,246.25 5,005,262.55 3.58%
3130A6MH7 FEDERAL HOME LOAN BANKS CALLABLE BONL 1,040,000.00 1,034,176.00 99.3257 1,032,987.32 1,034,176.00 1,032,987.32 4,638.65 (1,188.68) 1,037,625.97 0.74%
3130A9T27 FEDERAL HOME LOAN BANKS CALLABLE BONL 100,000.00 97,250.00 99.7540 99,754.02 97,250.00 99,754.02 502.59 2,504.02 100,256.61 0.07%
3130ADFV9 FEDERAL HOME LOAN BANKS CALLABLE BONL 3,000,000.00 2,967,000.00 99.7248 2,991,744.42 2,967,000.00 2,991,744.42 550.27 24,744.42 2,992,294.69 2.14%
3130AFYT8 FEDERAL HOME LOAN BANKS CALLABLE BONL 1,000,000.00 999,700.00 100.2987 1,002,986.97 999,700.00 1,002,986.97 11,585.09 3,286.97 1,014,572.06 0.73%
3130AEX54 FEDERAL HOME LOAN BANKS CALLABLE BONL 1,000,000.00 1,000,000.00 101.2200 1,012,200.22 1,000,000.00 1,012,200.22 10,785.33 12,200.22 1,022,985.55 0.73%
3134GBWS1 FEDERAL HOME LOAN MORTGAGE CORP CALL 600,000.00 582,804.00 100.0122 600,073.49 582,804.00 600,073.49 2,720.38 17,269.49 602,793.87 0.43%
3134GTUD3 FEDERAL HOME LOAN MORTGAGE CORP CALL 1,500,000.00 1,500,000.00 99.5156 1,492,733.30 1,500,000.00 1,492,733.30 3,563.52 (7,266.70) 1,496,296.82 1.07%
3134GSaw2 FEDERAL HOME LOAN MORTGAGE CORP CALL 1,000,000.00 1,000,000.00 100.3150 1,003,149.93 1,000,000.00 1,003,149.93 10,008.15 3,149.93 1,013,158.08 0.72%
3134GSJ48 FEDERAL HOME LOAN MORTGAGE CORP CALL 1,000,000.00 1,002,000.00 100.3822 1,003,822.40 1,002,000.00 1,003,822.40 2,964.48 1,822.40 1,006,786.88 0.72%
3134GSR31 FEDERAL HOME LOAN MORTGAGE CORP CALL 1,000,000.00 1,000,000.00 100.2672 1,002,672.47 1,000,000.00 1,002,672.47 252.72 2,672.47 1,002,925.19 0.72%
3134GSM93 FEDERAL HOME LOAN MORTGAGE CORP CALL 1,870,000.00 1,873,976.00 100.4312 1,878,063.89 1,873,976.00 1,878,063.89 5,936.99 4,087.89 1,884,000.88 1.35%
3134GBX56 FEDERAL HOME LOAN MORTGAGE CORP CALL 3,000,000.00 3,000,000.00 100.2878 3,008,634.57 3,000,000.00 3,008,634.57 12,656.25 8,634.57 3,021,290.82 2.16%
3134GTUJ0 FEDERAL HOME LOAN MORTGAGE CORP CALL 2,000,000.00 2,000,000.00 99.9263 1,998,526.86 2,000,000.00 1,998,526.86 6,147.54 (1,473.14) 2,004,674.40 1.43%
313400BV4 FEDERAL HOME LOAN MORTGAGE CORP MED 2,000,000.00 1,963,840.00 99.2261 1,984,521.56 1,963,840.00 1,984,521.56 0.00 20,681.56 1,984,521.56 1.42%
3137EAEHS FEDERAL HOME LOAN MORTGAGE CORP NOTI 5,000,000.00 4,994,500.00 99.9643 4,998,215.85 4,994,500.00 4,998,215.85 31,716.16 3,715.85 5,029,932.01 3.60%
3137EAEL9 FEDERAL HOME LOAN MORTGAGE CORP NOTI 5,000,000.00 4,988,700.00 100.5643 5,028,213.20 4,988,700.00 5,028,213.20 54,454.42 39,513.20 5,082,667.62 3.63%
313586RC5 FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 2,210,000.00 2,149,202.90 99.5753 2,200,614.24 2,149,202.90 2,200,614.24 0.00 51,411.34 2,200,614.24 1.57%
3136G3SY2 FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 150,000.00 148,990.20 99.8667 149,800.07 148,990.20 149,800.07 630.23 809.87 150,430.30 0.11%
3136G3EC5 FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 400,000.00 397,305.00 99.3886 397,554.24 397,305.00 397,554.24 2,019.41 249.24 399,573.65 0.29%
3135G0UUS FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 3,000,000.00 3,012,960.00 99.8132 2,994,397.32 3,012,960.00 2,994,397.32 21,114.13 (18,562.68) 3,015,511.45 2.16%
3136G4QB2 FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 750,000.00 746,325.00 99.5956 746,967.17 746,325.00 746,967.17 4,176.06 642.17 751,143.23 0.54%
3135G0T60 FEDERAL NATIONAL MORTGAGE ASSOCIATIOM 3,000,000.00 2,992,530.00 99.4597 2,983,789.95 2,992,530.00 2,983,789.95 244,57 (8,740.05) 2,984,034.52 2.13%
48125LRG9 JPMORGAN CHASE BANK NA CALLABLE BOND 325,000.00 323,310.00 99.8967 324,664.41 323,310.00 324,664.41 1,908.93 1,354.41 326,573.34 0.23%
48125LRJ3 JPMORGAN CHASE BANK NA CALLABLE BOND 250,000.00 250,507.50 100.0390 250,097.50 250,507.50 250,097.50 774.02 (410.00) 250,871.52 0.18%
53944VAB5 LLOYDS BANK PLC NOTES FIXED 2.35% 05/SEF 725,000.00 724,633.75 99.9973 724,980.56 724,633.75 724,980.56 6,911.27 346.81 731,891.83 0.52%
63254AAT5 NATIONAL AUSTRALIA BANK LTD/NEW YORK N 1,830,000.00 1,825,888.90 99.9744 1,829,531.12 1,825,888.90 1,829,531.12 2,461.55 3,642.22 1,831,992.67 1.31%
717081EB5 PFIZER INC CALLABLE NOTES FIXED 1.7% 15/D 1,450,000.00 1,445,631.50 99.7546 1,446,442.31 1,445,631.50 1,446,442.31 3,171.22 810.81 1,449,613.53 1.04%
78012KC62 ROYAL BANK OF CANADA MEDIUM TERM NOTE 435,000.00 432,398.70 99.8817 434,485.30 432,398.70 434,485.30 3,818.07 2,086.60 438,303.37 0.31%
89236TDJ1 TOYOTA MOTOR CREDIT CORP MEDIUM TERM 1,000,000.00 1,000,960.00 100.0930 1,000,930.00 1,000,960.00 1,000,930.00 1,065.41 (30.00) 1,001,995.41 0.72%
90261XHES UBS AG/STAMFORD CT MEDIUM TERM NOTE F 2,500,000.00 2,497,050.00 100.0010 2,500,025.00 2,497,050.00 2,500,025.00 27,584.90 2,975.00 2,527,609.90 1.81%
9498815G8 WELLS FARGO BANK NA MEDIUM TERM NOTE 1,775,000.00 1,771,193.50 99.9366 1,773,875.01 1,771,193.50 1,773,875.01 5,839.07 2,681.51 1,779,714.08 1.27%
94988J5L7 WELLS FARGO BANK NA MEDIUM TERM NOTE 700,000.00 698,764.00 99.9978 699,984.92 698,764.00 699,984.92 776.09 1,220.92 700,761.01 0.50%
961214CY7 WESTPAC BANKING CORP NOTES FIXED 1.6% 568,000.00 563,121.28 99.9616 567,782.14 563,121.28 567,782.14 4,092.12 4,660.86 571,874.26 0.41%
961214BK8 WESTPAC BANKING CORP NOTES FIXED 4.875 2,889,000.00 2,923,048.90 100.7709 2,911,272.72 2,923,048.90 2,911,272.72 28,320.84 (11,776.18) 2,939,593.56 2.10%

FIXED INCOME Subtotal 101,052,341.44 101,259,160.98 101,052,341.44 101,259,160.98 518,618.13 206,819.54 101,777,779.11 72.75%)
00499KPAS INVESCO TREASURY PORTFOLIO INST.SHARE¢ 23,265.05 23,265.05 100.0000 23,265.05 23,265.05 23,265.05 310.48 0.00 23,575.53 0.02%
AAM9943P9 VIRGINIA TREASURY LGIP STIF 15,011,995.85 15,011,995.85 100.0000 15,011,995.85 15,011,995.85 15,011,995.85 25,285.03 0.00 15,037,280.88 10.75%
usD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (274,697.48) 0.00 (274,697.48) -0.20%

CASH EQUIVALENTS Subtotal 15,035,260.90 15,035,260.90 15,035,260.90 (249,101.97) 0.00 14,786,158.93 10.57%
03785EY40 APPLE INC CORPORATE COMMERCIAL PAPER 1,900,000.00 1,862,955.81 99.4277 1,889,126.93 1,862,955.81 1,889,126.93 0.00 26,171.12 1,889,126.93 1.35%
06417G3U0 BANK OF NOVA SCOTIA CERTIFICATE OF DEPC 400,000.00 400,524.68 100.0676 400,270.33 400,524.68 400,270.33 6,550.67 (254.35) 406,821.00 0.29%
13606BUGY9 CANADIAN IMPERIAL BANK OF COMMERCE/NE' 100,000.00 100,031.00 100.0500 100,049.98 100,031.00 100,049.98 326.27 18.98 100,376.25 0.07%
13606BK62 CANADIAN IMPERIAL BK CERTIFICATE OF DEP( 1,500,000.00 1,500,000.00 100.0543 1,500,814.46 1,500,000.00 1,500,814.46 30,093.33 814.46 1,530,907.79 1.09%
23341VUK5 DNB BANK ASA, NY BRANC CERTIFICATE OF DI 2,000,000.00 2,000,000.00 100.0783 2,001,565.22 2,000,000.00 2,001,565.22 15,217.78 1,565.22 2,016,783.00 1.44%
59157UVC1 METLIFE SHORT TERM FDG CORPORATE COM 2,900,000.00 2,861,148.06 99.9217 2,897,729.30 2,861,148.06 2,897,729.30 0.00 36,581.24 2,897,729.30 2.07%
60700AHL1 MIZUHO BANK LTD/NEW YORK NY CERTIFICAT 500,000.00 500,340.93 100.0655 500,327.63 500,340.93 500,327.63 1,170.63 (13.30) 501,498.26 0.36%
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65558TFT7 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT 2,600,000.00 2,600,000.00 100.0108 2,600,281.01 2,600,000.00 2,600,281.01 25,439.56 281.01 2,625,720.57 1.88%
83050PAE9 SKANDIN ENS BANKEN CERTIFICATE OF DEPO 2,000,000.00 2,000,000.00 100.0818 2,001,636.94 2,000,000.00 2,001,636.94 15,336.67 1,636.94 2,016,973.61 1.44%
83050FXT3 SKANDINAVISKA ENSKILDA BANKEN AB/NEW Y 250,000.00 249,713.75 99.9976 249,994.04 249,713.75 249,994.04 2,300.00 280.29 252,294.04 0.18%
86563YE82 SUMITOMO MITSUI BANKING CORP/NEW YORK 450,000.00 450,657.00 100.0000 450,000.00 450,657.00 450,000.00 3,362.03 (657.00) 453,362.03 0.32%
86565BYK1 SUMITOMO MITSUI BANKING CORP/NEW YORK 300,000.00 299,950.57 100.0078 300,023.40 299,950.57 300,023.40 458.22 72.83 300,481.62 0.21%
8695834Xx4 SVENSKA HANDELSBANKEN/NEW YORK NY CE 260,000.00 259,974.63 99.9999 259,999.77 259,974.63 259,999.77 1,611.86 25.14 261,611.63 0.19%
87019VWQ6 SWEDBANK (SPARBANK) CERTIFICATE OF DEF 3,500,000.00 3,500,000.00 100.0835 3,502,922.15 3,500,000.00 3,502,922.15 24,772.22 2,922.15 3,527,694.37 2.52%
89114MKD8 TORONTO-DOMINION BANK/NY CERTIFICATE C 1,850,000.00 1,851,758.45 100.1870 1,853,458.67 1,851,758.45 1,853,458.67 43,886.11 1,700.22 1,897,344.78 1.36%
89113XP32 TORONTO-DOMINION CERTIFICATE OF DEPOS 2,580,000.00 2,579,626.69 100.0059 2,580,153.10 2,579,626.69 2,580,153.10 88,141.40 526.41 2,668,294.50 1.91%
SHORT TERM INVESTMENTS Subtotal 23,016,681.57 23,088,352.93 23,016,681.57 23,088,352.93 258,666.75 71,671.36 23,347,019.68 16.69%)
EXPENSE 0001 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (9,508.31) 0.00 (9,508.31) -0.01%
MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (9.508.31), 0.00 (9,508.31) -0.01%
USD Subtotal 139,104,283.91 139,382,774.81 139,104,283.91 139,382,774.81 518,674.60 278,490.90 139,901,449.41 100.00%
3014143700 Grand Total 139,104,283.91 139,382,774.81 518,674.60 278,490.90 139,901,449.41 _ 100.00%
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